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(t) ∼ IID(0, σ2) Ät¦s»¶Æ´³µ·µz¦s´³¶¨z¯
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γm = (γX(0), . . . , γX(m)), γˆm = (γˆX (0), . . . , γˆX(m)),
ρm = (ρX(1), . . . , ρX(m))
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ρˆm = (ρˆX (1), . . . , ρˆX(m)).
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E(4t ) = κσ
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£ {γˆX(i), γˆX(j)} = vi,j , lim
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i, j > 0
vi,j = (κ− 3)γX(i)γX (j) +
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ρX(`) {2ρX(i)ρX(j)ρX(`)− 2ρX(i)ρX (` + j)
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n (γˆm − γm) L→ N (0, Σγˆm)
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i, j > 0
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X(`)− 2ρX(j)ρX(`)ρX(` + i)
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wi(`) = {2ρX(i)ρX(`)− ρX(` + i)− ρX(`− i)} .
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ρX(·) Ä κ ¦s»¶ ρ2(·)
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v∗0,0 = (ρ2 − 1)γ2(0).
Ë
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ηtηt−1 · · · ηt−k+1 ¿"¸ª
§zª (ηt) ∼ IID(0, σ2) Äg¿"´ ¨z¸ σ2 > 0 Ä Eη41 = µ4 < ∞
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) − 1 < 0,
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Xt = t +
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αi ≥ 0 (i = 1, . . . , q)  βj ≥ 0 (j = 1, . . . , p) $ -


























































β1:p−1 = (β1, . . . , βp−1)
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t −ht = (η2t −1)ht
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(η2t ) 6= 0
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e1 = (1, 0
′
p+q−1)







b(2) = Ebt ⊗ bt
¦s»¶
1p+q = (1, . . . , 1)
′ ∈ Rp+q .
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Xt − 0.8Xt−1 + 0.8Xt−2 = t − 0.8t−1
t = σtηt, ηt
´ ´³¶ N (0, 1)
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ρX(i) ± 1.96σρˆX (i)
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Í¯|¾ {γˆX(i), γˆX(j)} =
∞∑
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∑ |φ`1 | < ∞
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 (0)γX(`2 − j − i− `1)− 2E4tγ−2 (0)γX(i)γX (j)




φ`1φ`2 {γX(`2 + j − i− `1) + γX(`2 − j − i− `1)}
{












γX(`) {γX(` + j − i) + γX(`− j − i)}
{
γ2(i− `) + γ2 (0)
}








γX(`) {γX(` + j − i) + γX(`− j − i)} ρ2(i− `).
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γX (`) {γX(` + j) + γX(`− j)}
{




γX (`) {γX(`− i) + γX(`− i)}
{





γX (`) {γX(` + j − i) + γX(`− j − i)}
{













X(`)− ρX(i)ρX(`) {ρX(` + j) + ρX(`− j)}








X(`) − ρX(i)ρX(`) {ρX(` + j) + ρX(`− j)}











































i = j > 0
(κ− 1)γ2 (0)
´ ®
i = j = 0,








i = j > 0,









i = j > 0
(ρ2 − 1)(κ− 1)γ2 (0)
´ ®
i = j = 0,








i = j > 0.
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ρX(`) [2ρX(i)ρX (j)ρX(`)− 2ρX(i)ρX (` + j)
−2ρX(j)ρX(` + i) + ρX(` + j − i) + ρX(`− j − i)]
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i = 1, . . . , 4
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ht ≥ ω2 7g¦s§ (η2t ) > 0
¼g½!¸c²µ
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2t = {1− (α + β)(1)}−1ω + {1− (α + β)(B)}−1(1− β(B))νt = c + φ(B)νt.
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2ρ(i)ρ(`) = ρ(` + i) + ρ(`− i), ∀` ≥ 1.
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